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ABSTRAK 
 
 
       Leoni Bidara Rasyidi, 201I; Pengaruh Asset Size, Closing Price, Likuiditas, 
Varian Return, dan Volume Perdagangan Saham terhadap Bid Ask Spread pada 
Perusahaan Real Estate dan Properti yang Terdaftar di Bursa Efek Indonesia.  
Dosen Pembimbing I dan II; Yunika Murdayanti, SE, M.Si , Ratna Anggraini ZR, 
SE,Ak,  M.Si. 
       Dalam berinvestasi, para investor selalu memerlukan informasi.  Salah 
satunya adalah bid ask spread saham.  Namun mereka sering mengabaikan bid 
ask spread saham.  Padahal bid ask spread ini dapat mencerminkan volume 
perdagangan, total asset, risiko saham, dll.  Tujuan dari penelitian ini adalah untuk 
menganalisis pengaruh ukuran asset, harga penutupan, likuiditas, varian return, 
dan volume perdagangan saham terhadap bid ask spread saham di Bursa Efek 
Indonesia, baik secara individual maupun simultan. 
       Penelitian ini menggunakan analisis regresi berganda dengan bid ask spread 
saham sebagai variabel dependen dan variabel ukuran asset, harga penutupan, 
likuiditas, varian return, dan volume perdagangan saham sebagai variabel 
independen.  Periode yang dipergunakan adalah tahun 2006 sampai dengan 2008 
dengan 32 emiten sebagai sampel.  Pengambilan sampel dilakukan dengan cara 
purposive sampling. 
      Hasil penelitian ini menunjukkan bahwa terdapat pengaruh yang signifikan 
antara ukuran asset, harga penutupan, likuiditas, varian return, dan volume 
perdagangan terhadap bid ask spread saham secara simultan.  Selain itu terdapat 
pengaruh yang signifikan antara ukuran asset dan harga penutupan secara 
individual terhadap bid ask spread. 
 
 
 
Kata Kunci  :  bid ask spread, ukuran asset, harga penutupan, likuiditas, varian 
return, dan volume perdagangan saham 
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ABSTRACT 
 
 
 
       Leoni Bidara Rasyidi, 201I; The Influences of Asset Size, Closing Price, 
Liquidity, Return Varian, and Trading Volume in Real Estate and Property Firms 
Listed on The Indonesian Stock Exchange.  Lecturer I and II; Yunika Murdayanti, 
SE, M.Si , Ratna Anggraini ZR, SE,Ak,  M.Si. 
       In investing there money, the investors always need information.  One of them 
is stock bid ask spread.  But they usually don’t notice it.  In fact, stock bid ask 
spread can reflect trading volume, asset size, stock rise level, etc.  The purpose of 
this research was to analyze the influences  of asset size, closing price, liquidity, 
return varian, and trading volume to stock bid ask spread in Indonesian Stock 
Exchange either individually or simultaneously. 
       This research used double regression analysis with bid ask spread as a 
dependent variable and asset size, closing price, liquidity, return varian, and 
trading volume as independent variables.  The period that was used was 2006 
until 2009 with 32 emitents as the samples.  These samples were collected by 
purposive sampling method. 
       The results of this research showed that there were significant influences of 
asset size, closing price, liquidity, return varian, and trading volume to bid ask 
spread simultaneously.  There were also significant influences of asset size and 
closing price to bid ask spread individually. 
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